2747 
.09/267,968 
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LET t = [t { ,t 2 >- •■> t m] BE S0ME VECT0R 0F P0SITIVE REAL NUMBERS 
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LET W BE THE m X m IDENTITY MATRIX 



LET Y BE THE CENTRO-SYMMETRIZ 
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ED VERSION OF DATA SEQUENCE X 
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COMPUTE \\f k = log(-log(Re<p(t k )j) FOR SEQUENCE Y FOR k = l,...,m 
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LET OW" 1 BE IN THE INVERSE OF MATRIX W. COMPUTE a AND y BY 



SOLVING THE FOLLOWING MATRIX 

j-m,k=m j=m,k=m 

I log(tj)log(t k )C jk Zhg(t k )C jk 

j=\,k=i j=lk=\ 

j=m,k-m j=m,k-m 

llog(t k )C Jk ZC jk 

j=\,k=i j=\,k=\ 



QUATION: 

a 

logy 



j=m t k~m 

llog(t k )y jC jk 

j=\,k=\ 

j-m,k=m 

y=U=i 
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USING THESE VALUES FOR a,y, SET THE ELEMENTS OF MATRIX W TO 
W jk ={exp(y[tJ + ,« - tf£fl-l}/{Y 2 '?<?} 



(A) 

FIG. 9B 



